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Annual Statement for the year 2005 of the

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year

Description of Property

Location

5

Date
Acquired

6

Date
of Last
Appraisal

7

Actual
Cost

8

Amount of
Encumbrances

9

Book/Adjusted
Carrying
Value Less
Encumbrances

10

Fair Value
Less
Encumbrances

1"

Increase
(Decrease) by
Adjustment

12

Increase
(Decrease) by
Foreign
Exchange
Adjustment

13

Amounts
Received
During Year

14

Expended for
Additions,
Permanent

Improvements

and Changes in
Encumbrances
During Year

15

Gross Income
Earned Less
Interest
Incurred on
Encumbrances

16

Taxes, Repairs
and Expenses
Incurred




Annual Statement for the year 2005 of the

SCHEDULE A - PART 2
Showing All Real Estate ACQUIRED During the Year

Description of Property

Location

4
3
Date
State Acquired

5

Name of Vendor

Amount of
Encumbrances

Book/Adjusted
Carrying Value
Less Encumbrances

9

Expended for
Additions
and Permanent
Improvements




Annual Statement for the year 2005 of the

SCHEDULE A - PART 3
Showing All Real Estate SOLD During the Year, Including Payments During the Final Year on "Sales Under Contract”

Description of Property

Location

4

Disposal
Date

5

Name
of
Purchaser

6

Actual Cost

7

Increase
(Decrease)
by Adjustment

8

Increase
(Decrease) by
Foreign
Exchange
Adjustment

9
Expended for
Additions,
Permanent
Improvements
and Changes in
Encumbrances

10

Book/Adjusted
Carrying Value
Less
Encumbrances

1"

Amounts
Received

12

Foreign
Exchange
Profit (Loss)
on Sale

13

Realized
Profit (Loss)
on Sale

Total Profit
(Loss)
on Sale

15

Gross Income
Earned Less
Interest
Incurred on
Encumbrances

16

Taxes,
Repairs and
Expenses
Incurred




Annual Statement for the year 2005 of the

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11 12
3 4 Book Value/Recorded Increase
Investment (Decrease) by Date of Last
Rate of Excluding Increase (Decrease) Foreign Exchange Value of Land Appraisal or
Loan Number Code City State Loan Type Date Acquired Interest Accrued Interest by Adjustment Adjustment and Buildings Valuation

1.
2.
3.

4.



Annual Statement for the year 2005 of the

SCHEDULE B - PART 2
Showing All Mortgage Loans SOLD, Transferred or Paid in Full During the Year

Loan Number

Location

Loan Type

5

Date Acquired

6
Book Value/Recorded
Investment Excluding
Accrued Interest
Prior Year

7

Increase
(Decrease)
by Adjustment

8
Increase
(Decrease) by
Foreign Exchange
Adjustment

9
Book Value/Recorded
Investment Excluding
Accrued Interest
at Disposition

10

Consideration
Received

1"

Foreign Exchange
Profit (Loss)
on Sale

12

Realized
Profit (Loss)
on Sale

13

Total
Profit (Loss)
on Sale




Annual Statement for the year 2005 of the

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

CUSIP
Ident-
ification

Name
or Description

Location

6

Name of
Vendor
or General
Partner

7

NAIC
Desig-
nation

8

Date
Originally
Acquired

9

Type
And
Strategy

10

Actual
Cost

1

Additional

Investment
During Year
Actual Cost

12

13

Amount of
Encumbrances

14

Book/Adjusted
Carrying Value
Less
Encumbrances

15

Increase
(Decrease) by
Adjustment

16

Increase
(Decrease) by
Foreign Exchange
Adjustment

Investment
Income

18

Commitment
for
Additional
Investment

19

Percentage
of
Ownership




Annual Statement for the year 2005 of the

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets SOLD, Transferred or Paid in Full During the Year

cusIp
Identification

Name
or Description

Location

5

Name of Purchaser
or Nature of
Disposal

6

Date
Originally
Acquired

7
Book/Adjusted
Carrying Value

Less Encumbrances,
Prior Year

8

Increase
(Decrease) by
Adjustment

9
Increase
(Decrease) by
Foreign Exchange
Adjustment

10
Book/Adjusted
Carrying Value

Less Encumbrances
on Disposal

Consideration
Received

12

Foreign Exchange
Gain (Loss)
on Disposal

13

Realized
Gain (Loss)
on Disposal

14

Total
Gain (Loss)
on Disposal

15

Investment
Income
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Annual Statement for the year 2005 of the

SCHEDULE D - PART 1
Showing All Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0 Rate Year's
r Used Current Other Total
e To Book/ Unrealized Year's Than Foreign Admitted
CUSIP i NAIC Obtain Adjusted Valuation (Amort- Temporary Exchange Effective Amount Gross Amt.
Identi- g Bond Desig- Actual Fair Fair Par Carrying Increase/ ization)/ Impairment Change in Rate Rate How Due & Rec. During
fication Description * n CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

536,680 | XXX 507,600 500,000 505,848 (7,360) XXX | XXX__[XXX 6,064 2500 | XXX XXX

| IREL| L dsagTs | 0983 | 498125 | 500000 | 499400 | | 4812 || 2000 | 2830 |FA | 38% | 10000 | 11/172004 021232006

FERURUUN RO FE ... 985898 ) 93781 984701 1,050,000 1 1003395 ] 767 ] 3000 ) 4210 4D 88 47,250 | 04116/2004 | 12/3012009

FERURUUN RO FE ). 800000 | 9931 4 794504} 800000 ) - 800000\ ] 2000 5000 IMN B 11/03/2005  111/03/2008

FERURUUN RO FE ). 250000\ 9809 | 2452351 250000 | . 250,000 ) b 4250 ) 4240 \MN 1446 1 10625 | 1201/2003  |05/122009

FERURUUN ORI FE ). 780000\ 9759 | 731895 780000 4 780000 ) 41251 410 \FA 10656 | ... 30,938 | 02/25/2004 |08/27/2009
0299999 Subtotal - Single Class Mortgage-Backed/Asset-Backed Securities 3280773 | XXX 3,254,520 3,350,000 3,302,795 22,079 XXX | XXX _|XXX 22,190 98813 | XXX XXX
0399999 Subtotals - U.S. Governments 3817453 | XXX 3,762,120 3,850,000 3,808,643 14,719 XXX | XXX [XXX 29,154 131313 | XXX XXX

309626-XY-5 | GENERALELECCAPCORPMIN | | | . [1FE_| 496300 | 10063 | 503140 | 500000 | 498799 | | 87| || 5375 540 |MS | 7913 | 26875 03282002 |03/16/2007

410145-AA-4 | HANCOCKJORNFINL SVGSIN ] ) FE )., 534405 10198 | 509895 1 500000 . 518938 1 @33/ ) 862 4160 10D 23 42,188 | 08/18/2003 | 12/01/2008

949740-CD-4 | WELLSFARGO&CODEL ) FE ). 582500 | 10309 | 5154251 500000\ . 54782 Q88 ) 8200 4860 A0 6897 ) 31,250 | 11/2112002 ) 0471512008
3999999 Subtotal - Issuer Obligations 1562205 | XXX 1,528,460 1,500,000 1,533,519 (12,000 XXX | XXX [XXX 16,854 100313 | XXX XXX
4599999 Subtotals - Industrial and Miscellaneous (Unaffiated) 1562295 | XXX 1,528,460 1,500,000 1,533,519 (12,000 XXX | XXX [XXX 16,854 100313 | XXX XXX
5499999 Total Bonds - Issuer Obligations 2,008975 | XXX 2,036,060 2,000,000 2,039,367 (19,360) XXX | XXX [XXX 23,818 132813 | XXX XXX
5599999 Total Bonds - Single Class Mortgage-Backed/Asset-Backed Securities 3280773 | XXX 3,254,520 3,350,000 3,302,795 22,079 XXX | XXX [XXX 22,190 98813 | XXX XXX
6099999 Total Bonds 5379748 | XXX 5,290,580 5,350,000 5,342,162 2,719 XXX | XXX [XxXX 46,008 231626 | XXX XXX




Annual Statement for the year 2005 of the

Showing All PREFERRED STOCKS Owned December 31 of Current Year

SCHEDULE D - PART 2 - SECTION 1

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Current
0 Rate Per Year's
r Share Current Other Total Total
e Par Book/ Used to Amount Nonadmitted | Unrealized Year's Than Change Foreign
CUsIP i Number Value Rate Adjusted Obtain Declared Received Declared Valuation (Amort- Temporary in Exchange NAIC
Identi- g of Per Per Carrying Fair Fair Actual but During But Increase/ ization) Impairment B./A.C.V. Change in Desig- Date
fication Description Code | n Shares Share Share Value Value Value Cost Unpaid Year Unpaid (Decrease) Accretion | Recognized | (15+16-17) B./A.CV. nation Acquired




Annual Statement for the year 2005 of the

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
F Current
0 Rate per Year's
r Share Other Total Total
e Book/ Used to Amount Nonadmitted Unrealized Than Change Foreign NAIC
CUsIP i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Exchange Market
Identi- g of Carrying Fair Fair Actual but During But Increase/ Impairment B./A.C.V. Change in Indicator Date
fication Description Code | n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. () Acquired
(@) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues 0, the total $ value (included in Column 8) of all such issues $ 0.



Annual Statement for the year 2005 of the

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
1 2 3 4 5 6 7 8 9
Number of Paid for
CUSIP Shares Accrued Interest

Identification Description Foreign Date Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
313689FL2 | FEDERAL NATIONALMORTGAGEASSOCIATION | . |02152005  |MORGANSTANLEY | | ... 24880 2500000
3133XD-NA5  [FEDERAL HOME LOANBANKAGENCYS50 | |110032005  |MORGANSTANLEY | ... [ ... 8ogol 80000

0399999 Subtotal - Bonds - U.S. Governments | | | XXX 1,048,530 1,050,000.00

6099997 Subtotal - Bonds - Part 3 | | | XXX 1,048,530 1,050,000.00

6099999 Total - Bonds XXX 1,048,530 1,050,000.00

7499999 Totals 1,048,530 XXX




Annual Statement for the year 2005 of the

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15

F Current Bond

0 Prior Year's Book/ Interest/

r Number Year Current Other Total Total Adjusted Foreign Stock

e of Book/ Unrealized Year Than Change Foreign Carrying Exchange Realized Total Dividends
CUSIP i Shares Adjusted Valuation (Amort- Temporary in Exchange Value at Gain Gain Gain Received
Ident- g | Disposal Name of of Consid- Par Actual Carrying Increase/ ization)/ Impairment | B./A.C.V. | Changein Disposal (Loss) on (Loss) on (Loss) on During Maturity
ification Description n Date Purchaser Stock eration Value Cost Value (Decrease) | Accretion | Recognized | (11+12-13) | B./A.C.V. Date Disposal Disposal Disposal Year Date
313580FL2 | FEDERAL NATIONAL MORTGAGE ASSOCIATION | | 08/11/2005 | CITIZENSBANK | | 250000 | 25000000 | 248530 | | [ | [ | | 280000 f | | 1470 | 05/11/2005
261561-AA-2 | DRESDNERBANKAG . | . |09/15@2005 |CITIZENSBANK 4 . | . 300000} 30000000 | 291812 299162\ | 88| | 88 800000 4] 19,875 | 0971512005
36962G-UM-4| GENERAL ELEC CAP CORPMTN |  |03/01/2005 |CITIZENSBANK | ] . 250000 | 25000000 | 250348 | 250,000 f | . || ) 200000 | 9,083 10210112005
908640-AE-5 | UNION TEXPETEHLDGSINC |  [03/15/2005 | CITIZENSBANK ) | 500000 | 50000000 | 522,105 { 500604 ) | (604) | (604} | 800000 | | | ... | 20938 03152005
4599999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) XXX 1,300,000 | 1,300,000.00 1,312,795 1,049,766 234 234 1,300,000 51,346 XXX

M

6099997 Subtotal - Bonds - Part 4 XXX 1,300,000 | 1,300,000.00 1,312,795 1,049,766 234 234 1,300,000 51,346 XXX
6099999 Total - Bonds XXX 1,300,000 | 1,300,000.00 1,312,795 1,049,766 234 234 1,300,000 51,346 XXX

7499999

Totals

1,300,000

1,312,795

1,049,766

1,300,000




Annual Statement for the year 2005 of the

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

CUSIP
Identi-
fication

Description

SQ — ® = o M

Date
Acquired

Name of Vendor

6

Disposal
Date

7

Name of Purchaser

8

Par Value

(Bonds) or

Number of
Shares
(Stock)

9

10

Consid-
eration

1

Book/
Adjusted
Carrying
Value At
Disposal

Date

Change in Book/Adjusted Carrying Value

Unrealized
Valuation
Increase/

(Decrease)

13

Current
Year's
(Amort-
ization)/
Accretion

14
Current
Year's
Other
Than
Temporary
Impairment
Recognized

15

Total
Change
in
B./A.C.V.
(12+13-14)

Total
Foreign
Exchange
Change in
B./A.C.V.

Foreign
Exchange
Gain
(Loss) on
Disposal

18

Realized
Gain
(Loss) on
Disposal

19

Total Gain
(Loss) on
Disposal

20

Interest
and
Dividends
Received
During Year

21

Paid
for
Accrued
Interest
and
Dividends




Annual Statement for the year 2005 of the

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

CcusIpP
|denti-
fication

Description

Name of Subsidiary, Controlled

or Affiliated Company

3 4
F NAIC

0 Company

r Code

e or Alien

i Insurer

g | Identification
n Number

5
NAIC

Valuation

Method
(See SVO

Purposes and

Procedures

Manual)

6

Do Insurer's
Assets Include
Intangible Assets
Connected with
Holding of Such
Company's Stock?

7

Total
Amount
of Such

Intangible
Assets

Book/
Adjusted
Carrying

Value

Stock of Such
Company Owned by
Insurer on Statement Date

9

Number of
Shares

10

% of
Outstanding

included therein: § 0

SCHEDULE D - PART 6 - SECTION 2

Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets

1 2 3 4 . )
Name of Company Listed in Total Amount of Intangible lns(jiorzlétlll; tsv:’s;l:;r;o?genmyi\:vgz(tje
CUsIP Section 1 Assets Included 5 6
Identifi- Name of Lower-Tier Which Controls Lower-Tier in Amount Shown
cation Company Company in Column 7, Section 1 Number of Shares % of Outstanding

E14




Annual Statement for the year 2005 of the

SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
F Current
0 Year's Amount Due
r Current Other Total and Accrued
e Book/ Unrealized Year's Than Foreign Dec. 31 of
i Adjusted Valuation (Amort- Temporary Exchange Current Year | Non-Admitted Gross Paid for
g Date Maturity Carrying Increase/ ization)/ Impairment Change in on Bond Not Due and Rate Effective | How Amount Accrued
Description Code | n | Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./JA.CV. Par Value Actual Cost in Default Accrued of Rate of | Paid Received Interest
MORGANSTANLEY | | |05/0912005 |MORGANSTANLEY |04/15/2006 | 50333 |  (@2m| | | 5000 510565 6439 | 6100| 3751(A0 |  15250| 2288
3999999 Subtotal - Issuer Obligations 503,339 (7,277) 500,000 510,565 6,439 XXX XXX | XXX 15,250 2,288
4599999 Subtotals - Industrial and Miscellaneous (Unaffiliated) 503,339 (7,277) 500,000 510,565 6,439 XXX XXX | XXX 15,250 2,288
5499999 Subtotal - Bonds - Issuer Obligations 503,339 (7,277) 500,000 510,565 6,439 XXX XXX | XXX 15,250 2,288
6099999 Subtotal - Bonds 503,339 (7,277) 500,000 510,565 6,439 XXX XXX | XXX 15,250 2,288
8299999 Totals 503,339 (7,277) XXX 510,565 6,439 XXX XXX | XXX 15,250 2,288




Annual Statement for the year 2005 of the

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors and Insurance Futures Options Owned December 31 of Current Year

Description

2
Number of
Contracts
or Notional

Amount

3
Date of
Maturity,
Expiry, or
Settlement

4

Strike
Price, Rate
or Index

5

Date of
Acquisition

6

Exchange or
Counterparty

7

Cost/
Option
Premium

9

10

Statement
Value

1"

12

Increase/
(Decrease) by
Adjustment

13
Used to
Adjust
Basis of
Hedged Item

14
Other
Investment/
Miscellaneous
Income

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Acquired During Current Year

Description

2
Number of
Contracts
or Notional

Amount

3
Date of
Maturity,
Expiry, or
Settlement

4

Strike
Price, Rate
or Index

5

Date of
Acquisition

Exchange or
Counterparty

Cost/
Option Premium




L1113

Annual Statement for the year 2005 of the

Showing all Owned Options, Caps, Floors and Insurance Futures Options Terminated During Current Year

SCHEDULE DB - PART A - SECTION 3

! 2 3 4 5 6 ! .8 S 10 1 12 3 Gain (Loss) on Termination 7
Indicate
Number of Date of Exercise, 14 15 16 Other
Contracts Maturity, Strike Cost/ Expiration, Consideration Increase/ Used to Adjust Investment/
or Notional Expiry, or Price, Rate Date of Exchange or Option Maturity or Termination Book Received on | (Decrease) by Basis of Miscellaneous
Description Amount Settlement or Index Acquisition Counterparty Premium Sale Date Value * Terminations | Adjustment Recognized | Hedged ltem Deferred Income
SCHEDULE DB - PART B - SECTION 1
Showing all Options, Caps, Floors and Insurance Futures Options Written and In-Force December 31 of Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14
Number of Date of Other
Contracts Maturity, Strike Date of Increase/ Used to Investment/
or Notional Expiry, or Price, Rate Issuance/ Exchange or Consideration Book Statement Fair (Decrease) by Adjust Miscellaneous
Description Amount Settlement or Index Purchase Counterparty Received Value * Value Value Adjustment Basis Income




Annual Statement for the year 2005 of the

SCHEDULE DB - PART B - SECTION 2

Showing all Options, Caps, Floors and Insurance Futures Options Written During Current Year

1 2 3 4 5 6 7
Date of
Number of Contracts Date of Maturity, Expiry, Strike Price, Issuance/ Consideration
Description or Notional Amount or Settlement Rate or Index Purchase Exchange or Counterparty Received
Showing all Written Options, Caps, Floors and Insurance Futures Options Terminated During Current Year
! 2 3 4 5 6 ! 8 S 10 1 12 3 Gain / (Loss) on Termination 7
Indicate Exercise, 14 15 16

Number of Date of Expiration, Other

Contracts Maturity, Strike Date of Maturity or Consideration Increase/ Used to Investment/

or Notional Expiry, or Price, Rate Issuance/ Exchange or Consideration Closing Purchase Termination Book Paid on (Decrease) by Adjust Miscellaneous
Description Amount Settlement or Index Purchase Counterparty Received Transaction Date Value * Terminations | Adjustment Recognized Basis Deferred Income




Annual Statement for the year 2005 of the

SCHEDULE DB - PART C - SECTION 1

Showing all Collar, Swap and Forwards Open December 31 of Current Year

Description

Notional
Amount

3
Date of
Maturity,
Expiry, or
Settlement

4 5
Date of
Strike Price, Opening
Rate or Index Position or
Rec (Pay) Agreement

6

Exchange or
Counterparty

7

Cost or
(Consideration
Received)

10

Statement
Value

1"

12

Increase/
(Decrease) by
Adjustment

13
Used to
Adjust
Basis of
Hedged Item

14
Other
Investment/
Miscellaneous
Income

15

Potential
Exposure

SCHEDULE DB - PART C - SECTION 2

Showing all Collar, Swap and Forwards Opened During Current Year

Description

Notional
Amount

3
Date of
Maturity,
Expiry, or
Settlement

4

Strike Price,
Rate or Index
Rec (Pay)

5
Date of
Opening
Position
or Agreement

Exchange or
Counterparty

Cost or

(Consideration
Received)




Annual Statement for the year 2005 of the

SCHEDULE DB - PART C - SECTION 3

Showing all Collar, Swap and Forwards Terminated During Current Year

1 2 3 4 > 6 ! 8 S 10 A 12 3 Gain/(Loss) on Termination 7
Indicate
Date of Date of Exercise, Consideration 14 15 16 Other
Maturity, Strike Price, Opening Cost or Expiration, Received or Increase Used to Adjust Investment/
Notional Expiry, or | Rate or Index | Position or Exchange or (Consideration Maturity or Termination Book (Paid) on (Decrease) by Basis of Miscellaneous
Description Amount Settlement Rec (Pay) Agreement Counterparty Received) Sale Date Value * Terminations | Adjustment Recognized Hedged Item Deferred Income
Showing all Futures Contracts and Insurance Futures Contracts Open December 31 of Current Year
! 2 3 4 S 6 7 8 ’ Variation Margin Information 3
10 1 12
Date of Used to Adjust
Number of Maturity Original Current Variation Opening Exchange or Cash Basis of Potential
Description Contracts Date Value Value Margin Position Counterparty Deposit Recognized Hedged Item Deferred Exposure




A

Annual Statement for the year 2005 of the

SCHEDULE DB - PART D - SECTION 2

Showing all Futures Contracts and Insurance Futures Contracts Opened During Current Year

Description

2

Number of
Contracts

3

Maturity Date

SCHEDULE DB - PART D - SECTION 3

Showing all Futures Contracts and Insurance Futures Contracts Terminated During Current Year

Description

Number of
Contracts

Maturity
Date

4

Original
Value

5

Termination
Value

6

Variation
Margin

Date of
Opening
Position

4 5 6 7
Date of Opening Exchange or Net Additions to
Original Value Position Counterparty Cash Deposits
7 8 ’ 10 Variation Margin Information
11 12 13
Gain / (Loss)
Net Reduction Used to Adjust
Exchange or to Cash Termination Gain / (Loss) Basis of Gain / (Loss)
Counterparty Deposits Date Recognized Hedged Item Deferred




Annual Statement for the year 2005 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE DB - PART E - SECTION 1

Showing Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Statement Value Fair Value 10 1
4 5 6 7 8 9
Description Master Off-Balance
Counterparty or Exchange Agreement Fair Value of Contracts Statement Contracts Statement Exposure Net Contracts Fair Contracts Fair Exposure Net Potential Sheet

Traded (YorN) Acceptable Collateral Value Greater Than 0 Value Less Than 0 of Collateral Value Greater Than 0 Value Less Than 0 of Collateral Exposure Exposure




Annual Statement for the year 2005 of the

SCHEDULE E - PART 1 - CASH

1 2 3 4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
... OPENDEPOSITORES . ... ||
BANK OF AMERICA - 9428405747 . PROVIDENCE,RI02903 [ .| ... .| .|| . gssf
BANK OF AMERICA - 9428403311 PROVIDENCE,RI02903 | . | ..l (648.280)
CITIZENS BANK - 1050068165 .. PROVIDENCE,RI02903 | ... | ... aeaT
0199998 Depositsin 0 depositories that do not exceed the allowable | XXX ... XXX o XXX
limit in any one depository (See Instructions) - open depositories.
0199999 Totals-Open Depositories XXX XXX (556,225) XX X
... SUSPENDEDDEPOSITORIES . ... | ... ||
0299998 Depositsin 0 depositories that do not exceed the allowable | XXX ... XXX o XXX
limit in any one depository (See Instructions) - suspended depositories.
0299999 Totals - Suspended Depositories XXX XXX XXX
0399999 Total Cash on Deposit XXX XXX (556,225)] XXX
0499999 Cash in Company's Office XXX XXX XXX XXX XXX
0599999 Total Cash XXX XXX (556,225)] X XX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. Janvary ) (3%8901) 4. April o 67687 7. Juy o 290249) 10. October | 265827
2. February | . (405753) 5. May | . 245470| 8. August | 248315) 11. November | 507,09
3. March 4 81643 6. June | 201491| 9. September | 33065 12. December | (556,225)

E23




Annual Statement for the year 2005 of the ALTUS DENTAL INSURANCE CO., INC.

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

CUsIP Maturity Book/Adjusted Amount of Interest Gross Investment
Identification Description Code Date Acquired Rate of Interest Date Carrying Value Due & Accrued Income




Annual Statement for the year 2005 of the

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 2 Deposits with the State of Domicile For
the Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value
1' Alabama AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA AL AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
2' AlaSka AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA AK AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
3. Ardzona AZ
4' Arkansas AAAAAAAAAAAAAAAAAAAAAAAAAAAAA AR AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
5. Calforia CA
6. Colorado CO
7. Comnecticut CT
8' Delaware AAAAAAAAAAAAAAAAAAAAAAAAAAAAA DE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
9' DiStI’iCt Of Cqumbia AAAAAAAAAAAAAAAAAAA DC AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
10 FIorida AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA FL AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
M. Georgia GAl e
12. Hawai U
13. idaho D |
14. Mnois O R RN AR URURES FUSRRURRETN R
15. Indiana N
16. lowa A
17 Kansas AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA KS AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
18. Kentucky KY | i} A=
o L P NONE | | |
20. Maine ME |
21. Manyland MO
22 Massachusetts AAAAAAAAAAAAAAAAAAAAAAAA MA AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
23. Michigan ML
24 Minnesota AAAAAAAAAAAAAAAAAAAAAAAAAAAA MN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
25. Mississippi MST
26 Missouri AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA MO AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
27 Montana AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA MT AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
28 NEbraSka AAAAAAAAAAAAAAAAAAAAAAAAAAAAA NE AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
29 Nevada AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA NV AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
30. New Hampshire NH
31. Newlersey . N
32 NEW Mexico AAAAAAAAAAAAAAAAAAAAAAAAAAA NM AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
3. NewYork NY L
34 NOI’th Carolina AAAAAAAAAAAAAAAAAAAAAAAA NC AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
35 North DakOta AAAAAAAAAAAAAAAAAAAAAAAAA ND AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
36 OhIO AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA OH AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
37 Oklahoma AAAAAAAAAAAAAAAAAAAAAAAAAAAAA OK AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
38. Oregon OR Y
39. Pennsyvania PAL
40 RhOde |SIand AAAAAAAAAAAAAAAAAAAAAAAAA Rl AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
41 SOUth Cam”na AAAAAAAAAAAAAAAAAAAAAAAA SC AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
42 SOUth Dakma AAAAAAAAAAAAAAAAAAAAAAAAAA SD AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
43 Tennessee AAAAAAAAAAAAAAAAAAAAAAAAAAAA TN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
44 Texas X
45 Utah AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA UT AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
46 Vermont AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA VT AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
47. Viginia VAL
48. Washington WAL
49. WestVirginia WYL
50 Wisconsin AAAAAAAAAAAAAAAAAAAAAAAAAAAAA Wl AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
St Wyoming WY
52. American Samoa AS |l
53 Guam AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA GU AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
54 Puerto RiCO AAAAAAAAAAAAAAAAAAAAAAAAAAA PR AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
55. USVirginlslands VU
56 Canada AAAAAAAAAAAAAAAAAAAAAAAAAAAAAA CN AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
57. Aggregate Alien and Other OT| XXX XXX
58. Total XXX XXX
DETAILS OF WRITE-INS
5701 T [ e
5702 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
5703 AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
5798. Summary of remaining write-ins for
Line 57 from overflow page XXX XXX
5799. Totals (Lines 5701 through 5703 +
5798) (Line 57 above) XXX XXX
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